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Derived from extensive teaching experience in Paris, this second edition now
includes over 100 exercises in probability. New exercises have been added to
reflect important areas of current research in probability theory, including infinite
divisibility of stochastic processes, past-future martingales and fluctuation
theory. For each exercise the authors provide detailed solutions as well as
references for preliminary and further reading. There are also many insightful
notes to motivate the student and set the exercises in context. Students will find
these exercises extremely useful for easing the transition between simple and
complex probabilistic frameworks. Indeed, many of the exercises here will lead
the student on to frontier research topics in probability. Along the way, attention
is drawn to a number of traps into which students of probability often fall. This
book is ideal for independent study or as the companion to a course in advanced
probability theory.
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Editorial Review

Review
Of the first edition:
"...a very appealing and valuable book for independent study or as a companion book in advanced
probability theory courses. Highly recommended."
Choice Magazine

Of the first edition:
"This is an excellent book, which should be in every library, and also on the bookshelf of anyone with
interests in advanced probability and random processes."
SIAM Review

Of the first edition:
"...a magnificent resource, not just in terms of shearing recent research results to their core but in
encouraging putative researchers to think of an interplay between finite and infinite dimensional viewpoints
for a given problem. In that sense, the authors take us into the mind of the researcher...For beginning
researchers in stochastic mathematics, this book comes highly recommended and libraries should obtain a
copy."
Journal of the Royal Statistical Society

About the Author
Loïc Chaumont is a Professor in the Laboratoire Angevin de Recherche en Mathématiques (LAREMA) at
Université d'Angers.

Marc Yor is a Professor in the Laboratoire de Probabilités et Modèles Aléatoires at Université Pierre et
Marie Curie (Paris VI).

Users Review

From reader reviews:

Sandra Snyder:

Book is usually written, printed, or outlined for everything. You can know everything you want by a book.
Book has a different type. To be sure that book is important issue to bring us around the world. Close to that
you can your reading talent was fluently. A publication Exercises in Probability: A Guided Tour from
Measure Theory to Random Processes, via Conditioning (Cambridge Series in Statistical and Probabilistic
Mathematics) will make you to become smarter. You can feel a lot more confidence if you can know about
anything. But some of you think that open or reading any book make you bored. It isn't make you fun. Why
they are often thought like that? Have you in search of best book or suitable book with you?



Robert Aviles:

Spent a free time to be fun activity to complete! A lot of people spent their spare time with their family, or
their very own friends. Usually they accomplishing activity like watching television, gonna beach, or picnic
from the park. They actually doing same task every week. Do you feel it? Will you something different to fill
your personal free time/ holiday? May be reading a book can be option to fill your totally free time/ holiday.
The first thing that you ask may be what kinds of book that you should read. If you want to try look for book,
may be the publication untitled Exercises in Probability: A Guided Tour from Measure Theory to Random
Processes, via Conditioning (Cambridge Series in Statistical and Probabilistic Mathematics) can be great
book to read. May be it can be best activity to you.

John Street:

This Exercises in Probability: A Guided Tour from Measure Theory to Random Processes, via Conditioning
(Cambridge Series in Statistical and Probabilistic Mathematics) is great reserve for you because the content
which can be full of information for you who else always deal with world and still have to make decision
every minute. This specific book reveal it information accurately using great organize word or we can state
no rambling sentences in it. So if you are read the item hurriedly you can have whole information in it.
Doesn't mean it only gives you straight forward sentences but tough core information with splendid
delivering sentences. Having Exercises in Probability: A Guided Tour from Measure Theory to Random
Processes, via Conditioning (Cambridge Series in Statistical and Probabilistic Mathematics) in your hand
like keeping the world in your arm, information in it is not ridiculous one particular. We can say that no
guide that offer you world in ten or fifteen second right but this guide already do that. So , this really is good
reading book. Heya Mr. and Mrs. occupied do you still doubt this?

Adeline Norris:

Is it you who having spare time and then spend it whole day by watching television programs or just lying on
the bed? Do you need something new? This Exercises in Probability: A Guided Tour from Measure Theory
to Random Processes, via Conditioning (Cambridge Series in Statistical and Probabilistic Mathematics) can
be the solution, oh how comes? A fresh book you know. You are consequently out of date, spending your
extra time by reading in this completely new era is common not a geek activity. So what these ebooks have
than the others?
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